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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

 
 

   Cusip   

12668BLA9
12668BLB7
12668BLC5
12668BLD3
12668BLE1
12668BLF8
12668BLG6
12668BLH4
12668BLJ0
12668BLK7
12668BLL5
12668BLW1
12668BLX9
12668BLY7
12668BLZ4
12668BLP6
12668BLM3
12668BLN1

 
Class

Description

Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

188,748,844.29
27,622,037.19
35,499,060.26

113,904,960.49
113,904,960.49

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
61,584,765.09

2,463,938.75
67,918,649.92
56,020,179.52

6,224,760.22
0.00

597,200,713.47
7,023,974.75

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.720000
1.780000
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.444296
0.000000

 
Principal

Distribution

7,069,048.90
1,034,504.51

500,104.42
3,160,184.47

0.00
0.00
0.00
0.00
0.00
0.00

1,247,375.50
49,906.12

1,375,665.88
789,202.28

87,693.31
0.00
0.00

58,057.67

 
Interest

Distribution

865,098.87
126,601.00
162,704.03
542,946.98
168,959.02
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
307,923.83

12,319.69
339,593.25
256,759.16

28,530.15
0.95

221,111.74
0.00

 
Total

Distribution

7,934,147.77
1,161,105.52

662,808.44
3,703,131.45

168,959.02
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
1,555,299.32

62,225.82
1,715,259.13
1,045,961.43

116,223.46
0.95

221,111.74
58,057.67

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

181,679,795.39
26,587,532.67
34,998,955.85

110,744,776.02
110,744,776.02

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
60,337,389.59

2,414,032.63
66,542,984.04
55,230,977.25

6,137,066.91
0.00

584,074,990.80
6,965,917.09

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

12668BLQ4
12668BLR2
12668BLS0
12668BLT8
12668BLU5
12668BLV3

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

26,626,635.95
7,987,840.87
7,100,236.36
4,437,622.74
3,993,870.46
3,106,401.62

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

1.12
0.34
0.30
0.19
0.17
0.13

133,133.18
39,939.20
35,501.18
22,188.11
19,969.35
15,532.01

133,134.30
39,939.54
35,501.48
22,188.30
19,969.52
15,532.14

0.00
0.00
0.00
0.00
0.00
0.00

26,626,634.83
7,987,840.53
7,100,236.07
4,437,622.55
3,993,870.29
3,106,401.49

0.00
0.00
0.00
0.00
0.00
0.00

Totals 816,335,778.48 15,371,745.31 4,267,671.70 19,639,417.00 0.00 800,964,033.20 0.00



101 Barclay Street, 4 West
New York, NY 10286

Officer: Matthew Sabino
212-815-6093

Associate: Steven Chrysanthis
212-815-8318

CWALT, Inc.
Alternative Loan Trust 2006-2CB

Mortgage Pass-Through Certificates, Series 2006-2CB

Distribution Date: 11/27/06  

Page 2

Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

Original
Certificate
Balance

216,560,000.00
31,692,000.00
40,000,000.00

128,663,000.00
128,663,000.00

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
67,410,000.00

2,697,000.00
74,343,000.00
63,123,000.00

7,014,000.00
100.00

663,420,591.00
7,168,915.00

Beginning
Certificate
Balance

188,748,844.29
27,622,037.19
35,499,060.26

113,904,960.49
113,904,960.49

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
61,584,765.09

2,463,938.75
67,918,649.92
56,020,179.52

6,224,760.22
0.00

597,200,713.47
7,023,974.75

Scheduled
Principal

Distribution

7,069,048.90
1,034,504.51

500,104.42
3,160,184.47

0.00
0.00
0.00
0.00
0.00
0.00

1,247,375.50
49,906.12

1,375,665.88
789,202.28

87,693.31
0.00
0.00

58,057.67

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

7,069,048.90
1,034,504.51

500,104.42
3,160,184.47

0.00
0.00
0.00
0.00
0.00
0.00

1,247,375.50
49,906.12

1,375,665.88
789,202.28

87,693.31
0.00
0.00

58,057.67

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

181,679,795.39
26,587,532.67
34,998,955.85

110,744,776.02
110,744,776.02

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
60,337,389.59

2,414,032.63
66,542,984.04
55,230,977.25

6,137,066.91
0.00

584,074,990.80
6,965,917.09

Ending
Certificate

Factor

0.83893514681
0.83893514681
0.87497389615
0.86073522320
0.86073522320
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.89508069412
0.89508069412
0.89508069412
0.87497389615
0.87497389615
0.00000000000
0.88039925007
0.97168359344

M
B1
B2
B3
B4
B5

26,641,500.00
7,992,300.00
7,104,200.00
4,440,100.00
3,996,100.00
3,108,135.44

26,626,635.95
7,987,840.87
7,100,236.36
4,437,622.74
3,993,870.46
3,106,401.62

1.12
0.34
0.30
0.19
0.17
0.13

0.00
0.00
0.00
0.00
0.00
0.00

1.12
0.34
0.30
0.19
0.17
0.13

0.00
0.00
0.00
0.00
0.00
0.00

26,626,634.83
7,987,840.53
7,100,236.07
4,437,622.55
3,993,870.29
3,106,401.49

0.99944202942
0.99944202942
0.99944202942
0.99944202942
0.99944202942
0.99944212480

Totals 888,025,350.44 816,335,778.48 15,371,745.31 0.00 15,371,745.31 0.00 800,964,033.20
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

Beginning
Certificate
Balance

188,748,844.29
27,622,037.19
35,499,060.26

113,904,960.49
113,904,960.49

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
61,584,765.09

2,463,938.75
67,918,649.92
56,020,179.52

6,224,760.22
0.00

597,200,713.47
7,023,974.75

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.720000
1.780000
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.444296
0.000000

  
Effective 

Coupon (%)

5.500000
5.500000
5.500000
5.720000
1.780000
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
0.000000
0.444296
0.000000

 
Current
Interest

865,098.87
126,601.00
162,704.03
542,946.98
168,959.02
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
307,923.83

12,319.69
339,593.25
256,759.16

28,530.15
0.00

221,111.74
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

865,098.87
126,601.00
162,704.03
542,946.98
168,959.02
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
307,923.83

12,319.69
339,593.25
256,759.16

28,530.15
0.00

221,111.74
0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

865,098.87
126,601.00
162,704.03
542,946.98
168,959.02
126,500.00
319,470.00
156,380.00
351,850.00

14,660.00
307,923.83

12,319.69
339,593.25
256,759.16

28,530.15
0.95

221,111.74
0.00

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

26,626,635.95
7,987,840.87
7,100,236.36
4,437,622.74
3,993,870.46
3,106,401.62

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

133,133.18
39,939.20
35,501.18
22,188.11
19,969.35
15,532.01

0.00
0.00
0.00
0.00
0.00
0.00

133,133.18
39,939.20
35,501.18
22,188.11
19,969.35
15,532.01

0.00
0.00
0.00
0.00
0.00
0.00

133,133.18
39,939.20
35,501.18
22,188.11
19,969.35
15,532.01

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 816,335,778.48 4,267,670.75 0.00 4,267,670.75 0.00 4,267,671.70 0.00 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
AR
X

PO

 
 

Cusip

12668BLA9
12668BLB7
12668BLC5
12668BLD3
12668BLE1
12668BLF8
12668BLG6
12668BLH4
12668BLJ0
12668BLK7
12668BLL5
12668BLW1
12668BLX9
12668BLY7
12668BLZ4
12668BLP6
12668BLM3
12668BLN1

Original
Certificate
Balance

216,560,000.00
31,692,000.00
40,000,000.00

128,663,000.00
128,663,000.00

27,600,000.00
63,894,000.00
31,276,000.00
70,370,000.00

2,932,000.00
67,410,000.00

2,697,000.00
74,343,000.00
63,123,000.00

7,014,000.00
100.00

663,420,591.00
7,168,915.00

Beginning
Certificate
Balance

871.577596472
871.577596472
887.476506533
885.296942346
885.296942346

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

913.585003561
913.585003561
913.585003561
887.476506533
887.476506533

0.000000000
900.184169095
979.782122507

 
Principal

Distribution

32.642449657
32.642449657
12.502610385
24.561719148

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

18.504309442
18.504309442
18.504309442
12.502610385
12.502610385

0.000000000
0.000000000
8.098529063

 
Interest

Distribution

3.994730650
3.994730650
4.067600655
4.219915425
1.313190464
4.583333333
5.000000000
5.000000000
5.000000000
5.000000000
4.567925018
4.567925018
4.567925018
4.067600655
4.067600655
9.500964758
0.333290439
0.000000000

Ending
Certificate
Balance

838.935146815
838.935146815
874.973896148
860.735223198
860.735223198

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

895.080694119
895.080694119
895.080694119
874.973896148
874.973896148

0.000000000
880.399250074
971.683593444

Pass
    Through    

Rate (%)

5.500000
5.500000
5.500000
5.720000
1.780000
5.500000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.500000
5.500000
6.000000
0.444296
0.000000

M
B1
B2
B3
B4
B5

12668BLQ4
12668BLR2
12668BLS0
12668BLT8
12668BLU5
12668BLV3

26,641,500.00
7,992,300.00
7,104,200.00
4,440,100.00
3,996,100.00
3,108,135.44

999.442071491
999.442071491
999.442071491
999.442071491
999.442071491
999.442166870

0.000042073
0.000042073
0.000042073
0.000042073
0.000042073
0.000042073

4.997210357
4.997210357
4.997210357
4.997210357
4.997210357
4.997210834

999.442029418
999.442029418
999.442029418
999.442029418
999.442029418
999.442124798

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 888,025,350.44 919.270804685 17.310029835 4.805799404 901.960774885
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

11/27/06
01/01/06
10/31/06
11/22/06
10/01/06
11/01/06

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

3,307
888,025,350.44

6.55285%
6.29042%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

3,051
56

2,995

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

816,335,779.25
34.32

15,371,710.97
0.00

800,964,033.96

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.53611%
6.27340%
6.53383%
6.27105%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

350
349
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Delinquency Information

Delinquency Information

 Delinquency Info 
30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1
13,567,768.11

50

5,984,236.66
19

1,574,098.30
5

21,126,103.07
74

1.69393%
1.66945%

0.74713%
0.63439%

0.19653%
0.16694%

2.63758%
2.47078%

    

 Forceclosure Info 
30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1
0.00

0

0.00
0

3,969,672.72
14

3,969,672.72
14

0.00000%
0.00000%

0.00000%
0.00000%

0.49561%
0.46745%

0.49561%
0.46745%

    

 REO Info 
30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1
0.00

0

0.00
0

146,400.00
1

146,400.00
1

0.00000%
0.00000%

0.00000%
0.00000%

0.01828%
0.03339%

0.01828%
0.03339%
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 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

518,801.81
2

518,801.81
2

0.00000%
0.00000%

0.00000%
0.00000%

0.06477%
0.06678%

0.06477%
0.06678%

    

 
Totals for Foreclosure

Bankruptcy, REO

All Balance
Loan Count

Group 1
 

4,634,874.53
17

0.57866%
0.56761%

 
 

 
 

 
 

 Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

25,760,977.60
91

3.21625%
3.03840%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

12,193,209.49
8,575,413.04
6,466,911.93
5,638,750.60
3,640,984.04
2,467,150.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

6,497,069.85
YES



101 Barclay Street, 4 West
New York, NY 10286

Officer: Matthew Sabino
212-815-6093

Associate: Steven Chrysanthis
212-815-8318

CWALT, Inc.
Alternative Loan Trust 2006-2CB

Mortgage Pass-Through Certificates, Series 2006-2CB

Page 4

Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Total Interest Available

4,435,596.88
159,283.21

2,519.44
4,273,794.23

Principal

Scheduled Principal
Unscheduled Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

34.32
15,371,710.97

0.00
0.00
0.00
0.00

15,371,745.29

Total Available Funds 19,645,539.52
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits Required by the PSA
Total Deposits

19,645,539.52
0.00

19,645,539.52

Withdrawals Payments of Prinicipal & Interest to the Classes
Trustee Fee

19,639,417.00
6,122.52

Ending Balance 0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

170,069.95
159,283.21

6,122.52
2,519.44

167,925.17

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

5.04
142,778.26

0.00
0.00

142,783.30
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
CPR %
SMM %

15,196,631.14
0.00

10,786.74
10,786.74

0.00
20.39682%

1.88301%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Net Interest Shortfall Amount

Net PPIS Shortfall
Relief Act Reduction
Net Interest Reduction

0.00
0.00
0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

7,023,976.41
0.25

58,057.42
0.00
0.00

6,965,918.74

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

809,311,802.84
34.07

15,313,653.55
0.00
0.00

793,998,115.22

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

93.95108%
100.00000%

93.42001%
100.00000%

6.57999%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

15,313,685.38
2.24

58,057.67
15,371,745.29
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NAS Principal Distribution Amount

NAS Percentage
NAS Distribution Percentage
NAS Principal Distribution Amount

9.05732%
0.00000%

0.00

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

834,743,015.00
93.999908%

26,641,500.00
3.000083%

7,992,300.00
0.900008%

7,104,200.00
0.800000%

4,440,100.00
0.499997%

3,996,100.00
0.449998%

3,108,135.44
0.350005%

747,711,427.44
93.351436%

26,626,634.83
3.324323%

7,987,840.53
0.997278%

7,100,236.07
0.886461%

4,437,622.55
0.554035%

3,993,870.29
0.498633%

3,106,401.49
0.387833%
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Stratification Tables

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
1
5

53
80

168
233
206
254
213
202
152
182
135
121
303
525
106

3
5

12
10

4
6
9
5
1
0
0
1
0
0
0
0

0.000
0.033
0.167
1.770
2.671
5.609
7.780
6.878
8.481
7.112
6.745
5.075
6.077
4.508
4.040

10.117
17.529

3.539
0.100
0.167
0.401
0.334
0.134
0.200
0.301
0.167
0.033
0.000
0.000
0.033
0.000
0.000
0.000
0.000

0.00
15,661.38

196,500.94
3,435,889.12
7,125,628.85

18,991,501.27
32,310,175.27
33,434,866.57
47,866,625.20
45,311,316.36
47,890,396.36
39,883,005.21
52,460,924.90
42,196,499.75
40,810,609.07

110,471,507.47
205,098,294.91

43,507,522.67
1,311,068.29
2,318,260.37
5,884,707.65
5,150,921.63
2,145,878.13
3,374,936.35
5,348,336.44
3,062,999.80

640,000.00
0.00
0.00

720,000.00
0.00
0.00
0.00
0.00

0.000
0.002
0.025
0.429
0.890
2.371
4.034
4.174
5.976
5.657
5.979
4.979
6.550
5.268
5.095

13.792
25.606

5.432
0.164
0.289
0.735
0.643
0.268
0.421
0.668
0.382
0.080
0.000
0.000
0.090
0.000
0.000
0.000
0.000

Wgt Ave / Total: 2995 100.000 800,964,033.96 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0

-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5

0
4

282
1072
1411

226

0.000
0.134
9.416

35.793
47.112

7.546

0.00
1,529,933.51

94,160,027.42
312,351,469.46
340,951,269.64

51,971,333.93

0.000
0.191

11.756
38.997
42.568

6.489
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-

8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

0
0
0
0
0
0
0
0
0
0
0

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 2995 100.000 800,964,033.96 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

2995
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

800,964,033.96
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 2995 100.000 800,964,033.96 100.000


